Wi R G E EWEBINE I ERR

2023 4 06 A 05 H

—\ WIATES

RATAERR, HBEFRATERR T EEGE R, 20234 6 A 5 H
ANRBATUA R BT XA RT 20 L m# B GH1E. #EEH T X
B, FAFIE 2.00%. 4B A 250 L E R, AT EE %
230 12,7C. Shibor #KEKA —, MG Shibor Bk 7.7bp % 1.23%, 1 JA

Shibor ¥ 3. 3bp % 1. 847%, 2 J& Shibor % 2bp % 1. 85%, 1 F Shibor

% 0.5bp £ 2.063%, 3 F Shibor f 0. 6bp £ 2. 193%,

—\ RN RZGWmEIEHES
1. RS RIER IR % 2 HE3) (BP)

il 28 42 X 7D 14D M 3M 6M oM 1Y
Wi s AR UE IS i 2 T 2k (AAA)D
Wi s R UE IS i 2 T2k (AA+) -5
Weas ik e 2k (AL -5
Wi s AR UE IS i 2 T 2k (AA-)
Wzt FEiE e s R 2k (A

2. Wil A XM E (%)

i 28 4 Fx 7D 14D 1M 3M 6M oM 1Y
Wt FEuEf am it 2 (AAAD 1.90 | 2.00 | 2.10 | 2.35 | 2.55 | 2.70 | 2.80
Wi iEir s R M4 (AA+) | 2.30 | 2.40 | 2.50 | 2.70 | 2.95 | 3.05 | 3.15
Weas e s R M 28 (AAD 2.65 | 2.75 | 2.85 | 3.05 | 3.20 | 3.35 | 3.45
WS IR s R M2 (AA-) | 2.90 | 3.00 | 3.10 | 3.30 | 3.45 | 3.55 | 3.70
W as FEiE i 22k (A 3.15 | 3.25 | 3.35 | 3.60 | 3.70 | 3.85 | 4.05




= N ARG T R 2k

B R R R

5.5 ¢

45

FRlETE (%)

{7 = Ad+ - AR AA- A

2.5 F

15 I I I I I I |
30 90 180 270 360 540 730
R ()

7

1. 0 % 5012 i R 47 3240, %5 AAA. AA. A, BBB. BB. B. CCC. CC %= C,
BARARF 7. 7 [FEHATHOR, RrBERE R TARER, MBS REE
R ZAR PR T R ias BIEAAT A Gz mER, Y E2kaER
Kt IR R AR I FHERTRESE . Z2FREN T

F5 | /5 X

AAA LS MRE IR, FEARA AT LTI IRN, E L KA

AA AR HIRE IR R, AR FEAF R IA K, B4 XERIK

WD |~

A AR REIER, B RANATIIERI M, H 24 KRR

2



BBB SRS RE L RARIZGEAE BN, ANk

BB ARSI, AN GFIAFFENIRR, AR

B BT M RE T BORHMK T R IF A TR 5T, A X R F

cce BT M RE IR T R A e 5F A 8E, B2 K il =

cC FERS BB AL AT ERAG ORI BN, AR IRIERLIE 15 55

O[O0 || |01 |

C AREELIE S

2. B H RATE AR R &, FRRTER - HRRATT BNEEER
WG R mE, TEAR—R T BAES T34 R A A SH . A
B RN R R A RS (LR “FiERN”) dARBRER & mEREMm
FEEMEEEMRIE. AR E RIS FE BH M BRAFTIER . &R 5K
oAt B HE T LB 2 S SR e AR Y R A L R AT I P R A
HPr & Ef{E &R R A, FIERN A AEEAERETE. RPEBAVI F
RN PTAH, REH ' T EAIMDATT UMY R ZH. FIE.

A B 5B EIR A

RAES (WEEWL): wiE (010) 83897569/H45 zhaozhwilemdm. org. cn



